There is a large literature on these sequences (see for.example [3] and [6] We show that the obvious conjecture is not entirely true. We do this by giving a complete characterisation of those a for which fa is invariant under some non-trivial substitution. We also give a full description of the substitutions concerned. Ito and Yasutomi, [4] , have also considered substitution invariance for the sequences f a but with n &#x3E; 0 instead of n &#x3E; 1. They obtain a result similar to Brown's. Because they include the extra term f a (o) = 0, the substitutions which arise in their work are different to both Brown's and our's. Ito (2) is true, the lemma can be applied again to W" (S (3) = S02 and so on. Repeated applications of the lemma must eventually lead to condition (1) because each application strictly reduces the combined length of the strings defining the relevant substitution. Let 
